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Name IVL24C2008A |mp|.l..e§ 135.00% Underlying Bid* DW Bid Price(THB) *
Volatility
29-May-2020  01-Jun-2020  02-Jun-2020  04-Jun-2020  05-Jun-2020
Underlying IVL Delta 69.65% 29.25 135 133 133 132 131
29.00 1.32 1.31 1.30 1.29 1.29
Type Call Listing Date 02—Apr—2020 28.75 130 1.28 1.28 127 1.26
. . 28.50 1.27 1.26 1.25 1.24 1.24
Strike 25.192 Last Trading Date 31-Aug-2020
28.25 1.25 1.23 1.23 1.22 1.21
Conversion Ratio 7.06564 Expire O3-Sep—2020 28.00 1.22 1.21 1.20 1.19 1.19
Date(Maturity
27.75 1.20 1.18 1.18 117 1.16
Date)
27.50 117 1.16 1.15 1.14 1.14
Moneyness 12.14% ITM outstanding (27- 18,200 275 115 114 113 112 111
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Crude Oil (WTI)
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 -3.2 71 46 0 -118 -1 888.80 888.82 888.67 0.02% 1.75% 2.92 2.96
S50M20 882.4 -12.4 165715 0 240511 4 31 889.87 889.12 893.84 0.38% 1.75% -6.44 -7.47
S50N20 877.1 -8.9 9 0 404 0 62 889.91 888.40 897.84 1.04% 1.75% -11.74 -12.81
S50U20 876.2 -12.3 13465 2686 20456 293 123 888.00 885.01 903.73 2.03% 1.75% -12.64 -11.80
S50720 874.7 -12.1 2627 649 6462 236 214 881.91 876.70 909.27 3.08% 1.75% -14.14 -7.21
S50H21 870.8 -11.8 1296 159 2599 167 305 877.77 870.35 916.77 3.24% 1.75% -18.04 -6.97
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM20 26160 310 24 -92 542 0 31 26019 25997 26134 141.41 1.75%
GFQ20 26230 330 11 -24 659 -62 91 26093 26029 26433 136.67 1.75%
GFV20 26250 240 1 -27 349 -9 153 26171 26062 26742 79.44 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁgcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1728.20 17.80 13627 -510 16866 -437 31 1720.76
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.01 -1 31.81 0.06
USDM20 31.88 0.00 31 31.89 0.07
USDN20 31.87 0.00 62 31.97 0.06
usbu20 31.90 0.03 123 32.12 0.09
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Remark : FSS's Chairman is a TRUE's director.
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